
                                                                                                                              
 

S T A T E   O F   A R I Z O N A 
S T A T E   T R E A S U R E R ' S   O F F I C E 

 
W A T E R M A R K   I N V E N T O R Y 

 
INVESTMENTS OUTSTANDING AS OF 8/31/04  (SETTLEMENT BASIS) 

CARRY-BASIS IS BOOK-VALUE AMORTIZED THROUGH 8/31/04 
 

POOL: LGIP-GOVERNMENT (7) 
 
============================================================================================================================================== 
POSITI  SEC-ID     DESCRIPTION      RATE  MATURITY  YIELD MOO  S&P  POSITION-SIZE  #   PRICE   $  CARRY-BASIS    MARKET-VALUE  * $-ABOVE/BELOW 
------ -------- ------------------ ------ -------- ------ ---- ---- -------------- - --------- - -------------- -------------- - ------------- 
  
                                                 TRI-PARTY REPO-TSY COLLAT (   7) 
                                                 -------------------------------- 
 46158 TPBA0022 BANK OF AMERICA SE  1.560  9/01/04  1.560           733,000,000.00   100.00000 9 733,000,000.00 733,000,000.00                 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    1.560           733,000,000.00               733,000,000.00 733,000,000.00                 
  
    1 ITEM IN SUBTOTAL FOR:   TRI-PARTY REPO-TSY COLLATERAL    (TYPE    7) 
  
  
                                                 U.S. TREASURY NOTES & BON (  12) 
                                                 -------------------------------- 
 45191 912828AR U.S. TREASURY NOTE  1.750 12/31/04  1.766 Aaa  AAA   20,000,000.00   100.04300 2  19,998,972.49  20,008,600.00        9,627.51 
 35158 912828BB U S TREASURY NOTE   1.250  5/31/05  1.124 Aaa  AAA   20,000,000.00    99.56250 2  20,018,452.38  19,912,500.00     -105,952.38 
 35169 912828BB U S TREASURY NOTE   1.250  5/31/05  1.183 Aaa  AAA   20,000,000.00    99.56250 2  20,009,821.42  19,912,500.00      -97,321.42 
 35324 912828BB U S TREASURY NOTE   1.250  5/31/05  1.156 Aaa  AAA   25,000,000.00    99.56250 2  25,017,258.12  24,890,625.00     -126,633.12 
 35445 912828BC U S TREASURY NOTE   1.125  6/30/05  1.308 Aaa  AAA   40,000,000.00    99.37900 2  39,940,612.18  39,751,600.00     -189,012.18 
 35446 912828BC U S TREASURY NOTE   1.125  6/30/05  1.140 Aaa  AAA   25,000,000.00    99.37900 2  24,996,945.19  24,844,750.00     -152,195.19 
 35448 912828BC U S TREASURY NOTE   1.125  6/30/05  1.173 Aaa  AAA   25,000,000.00    99.37900 2  24,990,330.22  24,844,750.00     -145,580.22 
 35482 912828BC U S TREASURY NOTE   1.125  6/30/05  1.160 Aaa  AAA   40,000,000.00    99.37900 2  39,988,598.03  39,751,600.00     -236,998.03 
 35526 912828BC U S TREASURY NOTE   1.125  6/30/05  1.316 Aaa  AAA   20,000,000.00    99.37900 2  19,968,972.60  19,875,800.00      -93,172.60 
 35615 912828BC U S TREASURY NOTE   1.125  6/30/05  1.330 Aaa  AAA   20,000,000.00    99.37900 2  19,966,668.11  19,875,800.00      -90,868.11 
 35750 912828BC U S TREASURY NOTE   1.125  6/30/05  1.336 Aaa  AAA   20,000,000.00    99.37900 2  19,965,681.82  19,875,800.00      -89,881.82 
 39112 912828BN U S TREASURY NOTE   1.625 10/31/05  1.921 Aaa  AAA   10,000,000.00    99.55100 2   9,966,338.90   9,955,100.00      -11,238.90 
 43382 912828BN U S TREASURY NOTE   1.625 10/31/05  1.655 Aaa  AAA   20,000,000.00    99.55100 2  19,993,058.58  19,910,200.00      -82,858.58 
 43787 912828BU U S TREASURY NOTE   1.875 12/31/05  2.108 Aaa  AAA   10,000,000.00    99.68750 2   9,969,699.21   9,968,750.00         -949.21 
 43384 912828CD U S TREASURY NOTE   1.500  3/31/06  1.903 Aaa  AAA   10,000,000.00    98.89800 2   9,937,931.03   9,889,800.00      -48,131.03 
 43390 912828CD U S TREASURY NOTE   1.500  3/31/06  1.907 Aaa  AAA   10,000,000.00    98.89800 2   9,937,310.34   9,889,800.00      -47,510.34 
 43572 912828CD U S TREASURY NOTE   1.500  3/31/06  2.101 Aaa  AAA   10,000,000.00    98.89800 2   9,907,482.52   9,889,800.00      -17,682.52 
 43574 912828CD U S TREASURY NOTE   1.500  3/31/06  2.068 Aaa  AAA   10,000,000.00    98.89800 2   9,912,517.48   9,889,800.00      -22,717.48 
 43889 912828CF U S TREASURY NOTE   2.250  4/30/06  2.323 Aaa  AAA   10,000,000.00    99.98000 2   9,988,295.07   9,998,000.00        9,704.93 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    1.432           365,000,000.00               364,474,945.69 362,935,575.00   -1,539,370.69 
  
   19 ITEMS IN SUBTOTAL FOR:  U.S. TREASURY NOTES & BONDS      (TYPE   12) 
  
  
                                                 GVT TRUST CERTIF ZEROES & (  17) 
                                                 -------------------------------- 
 35271 383752BJ GOV'T TRUST CERTIF        11/15/04  1.270 Aaa  AAA    1,784,000.00    99.60500 2   1,779,444.55   1,776,953.20       -2,491.35 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    1.270             1,784,000.00                 1,779,444.55   1,776,953.20       -2,491.35 
  
    1 ITEM IN SUBTOTAL FOR:   GVT TRUST CERTIF ZEROES & STRIPS (TYPE   17) 
  
 



                                                                                                                              
S T A T E   O F   A R I Z O N A 

S T A T E   T R E A S U R E R ' S   O F F I C E 
 

W A T E R M A R K   I N V E N T O R Y 
 

INVESTMENTS OUTSTANDING AS OF 8/31/04  (SETTLEMENT BASIS) 
CARRY-BASIS IS BOOK-VALUE AMORTIZED THROUGH 8/31/04 

 
POOL: LGIP-GOVERNMENT (7) 

                                                                                                                                              
============================================================================================================================================== 
POSITI  SEC-ID     DESCRIPTION      RATE  MATURITY  YIELD MOO  S&P  POSITION-SIZE  #   PRICE   $  CARRY-BASIS    MARKET-VALUE  * $-ABOVE/BELOW 
------ -------- ------------------ ------ -------- ------ ---- ---- -------------- - --------- - -------------- -------------- - ------------- 
  
                                                 AGENCY NOTES (30/360) 2X  (  23) 
                                                 -------------------------------- 
 35272 742651CL PRIVATE EXPORT FUN  5.250  5/15/05  1.506 Aaa  AAA   25,000,000.00   102.18750 2  25,644,256.87  25,546,875.00      -97,381.87 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    1.506            25,000,000.00                25,644,256.87  25,546,875.00      -97,381.87 
  
    1 ITEM IN SUBTOTAL FOR:   AGENCY NOTES (30/360) 2X         (TYPE   23) 
  
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    1.517            1124784000.00                1124898647.11  1123259403.20   -1,639,243.91 
  
   22 ITEMS IN SUBTOTAL FOR:  LGIP-GOVERNMENT                  (FUND    7) 
  
 


